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Harmonization of Closing Range Time Periods 
Dow Jones Index Futures 
Effective Monday, June 1, 2009 

What Is Changing?  
To further harmonize legacy CBOT and CME equity index products, on Monday, June 1, we will 

change the closing range time periods for the Dow Jones Index futures from 60 seconds to 30 
seconds, consistent with the rest of our equity index futures offerings.  

 
Which Contracts Are Affected?  

This change affects all Dow Jones Index futures contracts – electronic and open outcry -- as listed 

in the following table for regular trading days / days with early closings due to holidays.  Please 

note that closing ranges for options on futures will not be affected by this harmonization, nor will 

closing ranges for last trading dates, which will remain at 60 seconds.  

 

CONTRACTS 

CLOSING RANGE TIME PERIODS 
CURRENT  

Prior to June 1st 
NEW 

Effective June 1st 
Regular LTD Regular LTD 

DOW JONES INDEX FUTURES 

E-mini Dow ($5) futures 

DJIA ($10) futures 

BIG Dow DJIA ($25) futures 

Dow Jones US Real Estate 
futures  

 
 
 
      
    60 seconds          60 seconds 

 
 
 
 
  30 seconds        60 seconds 

 

LEGACY CME STOCK INDEX 
FUTURES  

 
      
   30 seconds          60 seconds 

 
  

 30 seconds         60 seconds 
(No Change) 

 
 
For More Information, Contact 

Dave Kempes 312-341-3107 Dave.Kempes@cmegroup.com 

Arthur Rodriguez 312-341-3101 Arthur.Rodriguez@cmegroup.com 

 


